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REPUBLIC OF TURKEY 2/5/2025 7.375 2,485,000 218,539,287 1.34%
HCA INC 1/15/2015 6.375 2,105,000 166,711,001 1.02%
QUEBECOR MEDIA 3/15/2016 7.75 2,065,000 165,148,427 1.01%
WYNN LAS VEGAS LLC/CORP 8/15/2020 7.75 1,600,000 138,066,240 0.84%
MAJAPAHIT HOLDING BV 8/7/2019 8 1,500,000 136,142,175 0.83%
GAZ CAPITAL SA 4/23/2019 9.25 1,457,000 134,504,776 0.82%
FOREST OIL 6/15/2019 7.25 1,630,000 128,300,152 0.78%
FORD MOTOR COMPANY 7/16/2031 7.45 1,320,000 123,140,160 0.75%
SERVICE CORP INT 4/1/2016 6.75 1,460,000 123,006,058 0.75%
CALPINE CORP 7/31/2020 7.875 1,400,000 117,270,790 0.72%
TOLL BROS FINANCE CORP 5/15/2015 515 1,429,000 114,629,802 0.70%
INTELSAT JACKSON HLDG 10/15/2020 7.25 1,450,000 113,850,230 0.70%
REPUBLIC OF TURKEY 3/17/2036 6.875 1,387,000 112,812,304 0.69%
KAZMUNAYGAS NATIONAL CO 4/9/2021 6.375 1,420,000 111,914,193 0.68%
ENTERPRISE PRODUCTS OPER 8/1/2066 8.375 1,325,000 110,215,885 0.67%
REPUBLIC OF INDONESIA 1/17/2038 7.75 1,043,000 109,867,221 0.67%
COUNTRYWIDE FINANCIAL CO 5/15/2016 6.25 1,498,000 109,683,854 0.67%
STEEL DYNAMICS INC 4/15/2016 7.75 1,355,000 109,551,208 0.67%
REPUBLIC OF ARGENTINA 10/3/2015 7 1,512,200 107,601,882 0.66%
DR HORTON 4/15/2016 6.5 1,335,000 107,545,030 0.66%
FORD MOTOR CREDIT CO 12/15/2016 8 1,200,000 105,801,652 0.65%
KINDER MORGAN FIN 1/5/2016 57 1,290,000 102,541,004 0.63%
WIND ACQUISITION FIN SA 2/15/2018 7.25 1,450,000 101,732,508 0.62%
XL CAPITAL LTD 12/31/2099 6.5 1,650,000 100,372,058 0.61%
RR DONNELLEY & SONS 5/15/2018 7.25 1,281,000 96,348,429 0.59%
REPUBLIC OF BRAZIL 1/20/2037 7.125 887,000 95,503,201 0.58%
REYNOLDS GRP ISS/REYNOLD 8/15/2019 7.875 1,149,000 93,119,499 0.57%
REPUBLIC OF COLOMBIA 9/18/2037 7.375 846,000 91,910,836 0.56%
HARRAHS OPERATING CO INC 6/1/2017 11.25 1,075,000 88,689,193 0.54%
OWENS CORNING 12/1/2036 7 1,110,000 87,966,316 0.54%
EVRAZ GROUP SA 4/24/2018 9.5 1,110,000 87,909,364 0.54%
RITE AID CORP 8/15/2020 8 1,000,000 86,291,400 0.53%
CCO HLDGS LLC/CAP CORP 1/15/2019 7 1,050,000 85,096,148 0.52%
FREESCALE SEMICONDUCTOR 12/15/2016 10.125 1,025,000 83,866,884 0.51%
RSHB CAPITAL (RUSS AG BK 5/29/2018 7.75 989,000 81,882,376 0.50%
HCA INC 2/15/2016 6.5 1,020,000 80,484,222 0.49%
ECHOSTAR DBS CORP 2/1/2016 7.125 960,000 80,414,256 0.49%
LIMITED BRANDS 117172014 525 994,000 80,364,502 0.49%
REPUBLIC OF INDONESIA 10/12/2035 85 714,000 80,206,690 0.49%
REPUBLIC OF GHANA 10/4/2017 85 946,000 80,160,824 0.49%
REPUBLIC OF ARGENTINA 4/17/2017 7 1,210,000 79,252,712 0.48%
CITIZENS COMMUNICATIONS 1/15/2013 6.25 995,000 78,898,326 0.48%
GENWORTH FINANCIAL INC 11/15/2066 6.15 1,825,000 77,322,148 0.47%
POLAND GOVERNMENT 7/15/2019 6.375 900,000 77,312,430 0.47%
WEST CORP 1/15/2019 7.875 1,000,000 77,156,950 0.47%
NRG ENERGY INC 1/15/2017 7.375 950,000 76,622,488 0.47%
LENNAR CORP 6/1/2018 6.95 1,000,000 75,796,500 0.46%
RSHB CAPITAL (RUSS AG BK 5/15/2017 6.299 974,000 75,624,112 0.46%
COLUMBUS INTL INC 11/20/2014 115 919,000 75,193,821 0.46%
NOVELIS INC 12/15/2020 8.75 901,000 74,771,692 0.46%
PETROHAWK ENERGY CORP 8/15/2018 7.25 850,000 74,338,875 0.45%
WINDSTREAM CORP 8/1/2013 8.125 881,000 73,197,555 0.45%
ARAMARK CORP 2/1/2015 85 915,000 72,910,402 0.45%
ALBERTSON'S INC 8/1/2029 7.45 1,210,000 72,665,522 0.44%
NEWFIELD EXPLORATION CO 5/15/2018 7.125 885,000 72,583,894 0.44%
PIONEER NATURAL RECOURCE 7/15/2016 5.875 850,000 71,810,032 0.44%
NRG ENERGY INC 5/15/2021 7.875 947,000 71,411,187 0.44%
ACCO BRANDS CORP 8/15/2015 7.625 900,000 71,365,320 0.44%
SPRINGLEAF FINANCE CORP 12/15/2017 6.9 1,250,000 70,208,938 0.43%
HERTZ CORP 4/15/2019 6.75 879,000 68,504,294 0.42%
CSC HOLDINGS INC 7/15/2018 7.625 800,000 68,411,200 0.42%
SLM CORP 8/27/2012 5.125 865,000 67,583,343 0.41%
AFFINIA GROUP INC 11/30/2014 9 865,000 66,572,649 0.41%
TICKETMASTER 8/1/2016 10.75 800,000 66,234,480 0.41%
REYNOLDS GRP ISS/REYNOLD 8/15/2019 9.875 870,000 65,604,786 0.40%
US WEST COMMUNICATIONS 9/15/2033 6.875 845,000 65,089,234 0.40%
CINCINNATI BELL INC 3/15/2018 8.75 900,000 64,980,922 0.40%
NATIONWIDE MUTUAL INSURA 8/15/2039 9.375 690,000 64,663,743 0.40%
IRON MOUNTAIN INC 1/1/2016 6.625 830,000 64,604,855 0.40%
PLAINS EXPL & PROD 2/1/2022 6.75 790,000 64,331,794 0.39%
AES CORPORATION 10/15/2017 8 740,000 62,992,722 0.39%
CASE CORPORATION 1/15/2016 7.25 750,000 62,532,112 0.38%
COMMSCOPE INC 1/15/2019 8.25 800,000 62,192,000 0.38%
CLEAR CHANNEL WORLDWIDE 12/15/2017 9.25 740,000 62,129,808 0.38%
HUNTSMAN INTL LLC 6/30/2016 55 800,000 61,259,120 0.37%
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PLASTIPAK HOLDINGS 12/15/2015 85 770,000 61,056,996 0.37%
RBS GLOBAL & REXNORD COR 5/1/2018 85 734,000 60,342,177 0.37%
GAZ CAPITAL SA 4/23/2019 9.25 650,000 59,879,235 0.37%
ALLY FINANCIAL INC 1,069 59,570,029 0.36%
REPUBLIC OF DOMINICAN 4/20/2027 8.625 751,000 59,550,395 0.36%
RRI ENERGY INC 6/15/2017 7.875 790,000 59,265,089 0.36%
LIBERTY MEDIA CORP 5/15/2013 5.7 730,000 58,594,582 0.36%
CITGO PETROLEUM CORP 7/1/2017 115 682,000 58,585,641 0.36%
REPUBLIC OF PANAMA 1/26/2036 6.7 578,000 58,413,836 0.36%
DEL MONTE CORP 2/15/2019 7.625 785,000 58,279,734 0.36%
FIRST DATA CORP 6/15/2019 7.375 800,000 58,149,520 0.36%
MMG FIDUCIARY 2/1/2016 6.75 765,000 57,686,967 0.35%
ALLTEL CORP 7/1/2032 7.875 520,000 57,288,005 0.35%
EL PASO ENERGY 12/15/2012 7.375 708,000 57,269,037 0.35%
BUILDING MATERIALS CORP 8/15/2018 6.875 700,000 56,866,810 0.35%
MARKWEST ENERGY PART/FIN 8/15/2021 6.5 700,000 56,662,742 0.35%
POLYMER GROUP INC 2/1/2019 7.75 700,000 56,322,630 0.34%
TRANSDIGM INC 12/15/2018 7.75 675,000 56,278,901 0.34%
CIT GROUP INC 5/2/2017 7 715,000 55,514,620 0.34%
POWER SECTOR ASSETS &Ll 5/27/2019 7.25 590,000 55,383,920 0.34%
CUMULUS MEDIA INC 5/1/2019 7.75 800,000 55,195,400 0.34%
GOODYEAR TIRE 8/15/2020 8.25 645,000 54,655,107 0.33%
CENT ELET BRASIL 10/27/2021 575 675,000 54,376,701 0.33%
SOUTHWESTERN ENERGY CO 2/1/2018 75 600,000 53,757,210 0.33%
VEDANTA RESOURCES PLC 1/15/2014 8.75 693,000 52,796,344 0.32%
WEYERHAEUSER CO 3/15/2032 7.375 645,000 52,508,014 0.32%
EXPEDIA INC 7/1/2016 85 625,000 52,405,992 0.32%
BANCO BMG SA 1/15/2016 9.15 700,000 51,969,190 0.32%
HCA INC 2/15/2020 6.5 625,000 50,591,734 0.31%
CATALENT PHARMA SOLUTION 4/15/2015 9.5 633,016 50,563,957 0.31%
BEAR STEARNS CO 1/22/2017 5.55 615,000 50,464,039 0.31%
ENERGY FUTURE/EFIH FINAN 12/1/2020 10 612,000 50,193,608 0.31%
CSC HOLDINGS INC 2/15/2018 7.875 580,000 49,823,566 0.30%
INEOS GROUP HOLD PLC 2/15/2016 85 800,000 49,753,600 0.30%
VIMPELCOM (VIP FIN) 4/30/2018 9.125 650,000 49,394,052 0.30%
TELENET FINANCE Il LUX 2/15/2021 6.625 500,000 49,347,900 0.30%
GABONESE REPUBLIC 12/12/2017 8.2 553,000 49,008,851 0.30%
IPAYMENT HOLDINGS INC 5/15/2018 10.25 650,000 47,499,140 0.29%
REPUBLIC OF TURKEY 6/5/2020 7 550,000 47,193,039 0.29%
BAUSCH & LOMB 11/1/2015 9.875 575,000 46,879,649 0.29%
NEXTEL COMMUNICATIONS 8/1/2015 7.375 650,000 46,235,865 0.28%
GTL TRADE FINANCE INC 10/20/2017 7.25 538,000 45,061,307 0.28%
VALE OVERSEAS LIMITED 11/21/2036 6.875 511,000 44,539,827 0.27%
CITYCENTER HLDGS/FINANCE 1/15/2016 7.625 556,000 44,304,026 0.27%
LIMITED BRANDS 7/15/2017 6.9 525,000 43,976,546 0.27%
RANGE RESOURCES CORP 6/1/2021 575 523,000 43,707,372 0.27%
REPUBLIC OF PANAMA 4/1/2029 9.375 353,000 43,633,130 0.27%
DEVELOPERS DIVER DDR 9/1/2020 7.875 500,000 43,296,127 0.26%
CDW LLC/CDW FINANCE 4/1/2019 85 549,000 42,999,354 0.26%
HANSON AUSTRALIA FUNDING 3/15/2013 5.25 548,000 42,814,528 0.26%
LIBERTY TIRE RECYCLING 10/1/2016 11 550,000 42,650,108 0.26%
LIBERTY MUTUAL GROUP 3/15/2014 575 525,000 42,549,298 0.26%
DTEK FINANCE BV 4/28/2015 9.5 601,000 42,516,783 0.26%
NAI ENTER HOLDINGS LLC 12/15/2017 8.25 515,000 42,388,221 0.26%
EMERGENCY MEDICAL 6/1/2019 8.125 545,000 42,209,419 0.26%
ALERIS INTL INC 2/15/2018 7.625 550,000 41,527,736 0.25%
BOMBARDIER INC 3/15/2018 75 500,000 41,493,725 0.25%
CABLEVISION SYSTEMS CORP 4/15/2020 8 500,000 41,493,725 0.25%
VTB CAPITAL SA 5/29/2018 6.875 520,000 41,334,358 0.25%
LEVEL 3 COMM INC 2/1/2019 11.875 500,000 41,299,375 0.25%
DENBURY RESOURCES INC 8/15/2021 6.375 508,000 41,071,597 0.25%
LEVI STRAUSS & CO 4/1/2016 8.875 504,000 40,748,198 0.25%
ECOPETROL SA 7/23/2019 7.625 433,000 40,562,011 0.25%
REPUBLIC OF CROATIA 11/5/2019 6.75 550,000 40,405,365 0.25%
MOTOROLA INC 5/15/2025 75 440,000 40,271,279 0.25%
ABN AMRO BANK NV 3/10/2099 431 583,000 39,925,472 0.24%
EDISON MISSION ENERGY 5/15/2017 7 788,000 39,818,428 0.24%
CIT GROUP INC 5/2/2016 7 510,000 39,597,841 0.24%
MACYS RETAIL HLDGS INC 12/1/2016 59 455,000 39,466,328 0.24%
JBS FINANCE II LIMITED 1/29/2018 8.25 560,000 39,465,784 0.24%
TENET HEALTHCARE 7/1/2019 8.875 450,000 39,268,418 0.24%
MCJUNKIN RED MAN CORP 12/15/2016 9.5 500,000 39,258,700 0.24%
AVIS BUDGET CAR RENTAL 5/15/2016 7.75 500,000 39,161,525 0.24%
INERGY LP/FIN 8/1/2021 6.875 500,000 39,064,350 0.24%
ISTAR FINANCIAL 3/1/2014 57 600,000 38,831,130 0.24%
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CEQUEL COM HLDG I/CAP CP 11/15/2017 8.625 475,000 38,680,509 0.24%
STANDARD PACIFIC CORP 5/15/2018 8.375 525,000 38,670,791 0.24%
UNICREDITO ITALIANO CAPI 10/27/2099 4.028 800,000 38,645,811 0.24%
AVIATION CAPITAL GROUP 10/15/2020 7.125 506,000 38,405,043 0.23%
FIRST DATA CORP 3/31/2016 11.25 600,000 38,364,690 0.23%
NEW ENTERPRISE STONE & L 9/1/2018 11 600,000 38,248,080 0.23%
BANK CENTERCREDIT 1/30/2014 8.625 501,000 38,168,785 0.23%
PILGRIMS PRIDE 12/15/2018 7.875 522,000 38,145,463 0.23%
PAETEC ESCROW CORP 12/1/2018 9.875 450,000 38,131,470 0.23%
WINSWAY COKING COAL 4/8/2016 85 600,000 37,431,810 0.23%
GYMBOREE CORP 12/1/2018 9.125 550,000 37,412,375 0.23%
PIPE HOLDINGS PLC 11/1/2015 9.5 350,000 36,796,646 0.23%
ARCH WESTERN FINANCE LLC 7/1/2013 6.75 467,000 36,440,722 0.22%
ENTERTAINMENT PROPERTIES 7/15/2020 7.75 445,000 36,318,134 0.22%
SMURFIT KAPPA ACQUISITIO 11/15/2019 7.75 350,000 36,305,955 0.22%
ETRADE FINANCIAL CORP 6/1/2016 6.75 480,000 36,195,744 0.22%
SPX CORP 9/1/2017 6.875 430,000 36,102,456 0.22%
EH HOLDING CORP 6/15/2021 7.625 445,000 36,064,558 0.22%
CAPSUGEL FINANCECO SCA 8/1/2019 9.875 350,000 36,041,591 0.22%
CCO HLDGS LLC/CAP CORP 4/30/2018 7.875 433,000 35,849,412 0.22%
OFFSHORE GROUP INVST LTD 8/1/2015 115 425,000 35,682,660 0.22%
MASCO CORP 10/3/2016 6.125 445,000 35,447,741 0.22%
SOLO CUP/SOLO CUP OP COR 117172013 105 450,000 35,420,288 0.22%
TESORO CORP 6/1/2017 6.5 445,000 35,372,672 0.22%
CLEAR CHANNEL 8/1/2016 10.75 678,000 35,314,172 0.22%
XM SATELLITE RADIO 11/1/2018 7.625 425,000 35,021,870 0.21%
UKRAINE GOVERNMENT 11/14/2017 6.75 523,000 34,965,897 0.21%
SPRINGLEAF FINANCE CORP 7/15/2012 4.875 465,000 34,522,390 0.21%
NCL CORP LTD 11/15/2018 9.5 425,000 34,443,679 0.21%
ICAHN ENTERPRISES/FIN 1/15/2018 8 425,000 34,361,080 0.21%
CHIRON MERGER SUB INC 11/1/2018 105 450,000 34,283,340 0.21%
UBS AG JERSEY BRANCH 4/15/2099 4.28 450,000 34,126,490 0.21%
PPL CAPITAL FUNDING INC 3/30/2067 6.7 450,000 34,108,425 0.21%
SIERRA PACIFIC POW 5/15/2016 6 378,000 34,043,063 0.21%
GEORGIA-PACIFIC 1/15/2017 7.125 420,000 33,862,798 0.21%
CALIFORNIA ST 3/1/2036 7.95 385,000 33,824,379 0.21%
SUNGARD DATA SYSTEMS INC 11/15/2020 7.625 424,000 33,785,804 0.21%
ENERGY XXI GULF COAST IN 12/15/2017 9.25 400,000 33,739,160 0.21%
ELAN CORP PLC 10/15/2016 8.75 405,000 33,551,041 0.21%
CROWN CASTLE INTERNATION 11/1/2019 7.125 400,000 33,505,940 0.20%
PEABODY ENERGY CORP 11/15/2021 6.25 418,000 33,470,180 0.20%
UNIVISION COMMUNICATIONS 5/15/2019 6.875 446,000 33,458,519 0.20%
NOBLE GROUP LTD 1/29/2020 6.75 500,000 33,428,200 0.20%
REGAL ENTERTAINMENT GROU 8/15/2018 9.125 400,000 33,272,720 0.20%
CARE UK HEALTH 8/1/2017 9.75 300,000 33,067,560 0.20%
MANITOWOC CO INC 11/1/2020 85 400,000 32,767,410 0.20%
EAGLE PARENT INC 5/1/2019 8.625 445,000 32,691,614 0.20%
PICARD BONDCO 10/1/2018 9 325,000 32,567,096 0.20%
AMGH MERGER SUB INC 11/1/2018 9.25 405,000 32,429,241 0.20%
CALCIPAR SA 5/1/2018 6.875 450,000 32,359,275 0.20%
COMMUNITY HEALTH SYSTEMS 7/15/2015 8.875 399,000 32,220,218 0.20%
ROYAL CARIBBEAN CRUISES 6/15/2013 7 395,000 32,165,897 0.20%
CCH Il LLC/CCH Il CAPITA 11/30/2016 135 358,172 32,125,351 0.20%
INTERLINE BRANDS INC 11/15/2018 7 398,000 31,946,087 0.20%
CKE RESTAURANTS 7/15/2018 11.375 374,000 31,691,488 0.19%
GOODYEAR TIRE 8/15/2020 8.75 371,000 31,581,486 0.19%
SEMINOLE TRIBE OF FLORID 10/1/2017 7.75 390,000 31,531,344 0.19%
PRINCIPAL FINANCIAL 5/15/2014 7.875 363,000 31,445,405 0.19%
SERVICEMASTER 7/15/2015 10.75 390,000 31,379,751 0.19%
AURORA DIAGNOSTICS 1/15/2018 10.75 400,000 30,940,520 0.19%
BURGER KING CORP 10/15/2018 9.875 365,000 30,893,390 0.19%
DJO FINANCE LLC 11/15/2014 10.875 425,000 30,891,932 0.19%
SENSATA TECHNOLOGIES BV 5/15/2019 6.5 400,000 30,862,780 0.19%
CLUBCORP CLUB OPERATIONS 12/1/2018 10 415,000 30,810,306 0.19%
COMPLETE PRODUCT CPX 12/15/2016 8 380,000 30,722,848 0.19%
WINDSTREAM CORP 4/1/2023 75 400,000 30,707,300 0.19%
HANSON PLC 8/15/2016 6.125 387,000 30,687,088 0.19%
ALERE INC 10/1/2018 8.625 400,000 30,629,560 0.19%
SOUTHERN PERU 7/27/2035 75 360,000 30,492,582 0.19%
CGG VERITAS 6/1/2021 6.5 400,000 30,318,600 0.19%
STERLING MERGER INC 10/1/2019 11 393,000 29,788,024 0.18%
HCA HOLDINGS INC 5/15/2021 7.75 375,000 29,662,669 0.18%
REPUBLIC OF INDONESIA 2/17/2037 6.625 313,000 29,624,965 0.18%
BIOMET INC 10/15/2017 11.625 350,000 29,589,788 0.18%
MARFRIG OVERSEAS LTD 5/4/2020 9.5 510,000 29,339,076 0.18%
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DYNEGY HLD INC 7.75 6/1/2019 0 575,000 29,278,828 0.18%
BARCLAYS BANK PLC 12/15/2099 4.875 500,000 29,080,012 0.18%
GRIFOLS INC 2/1/2018 8.25 355,000 29,012,082 0.18%
ALLISON TRANSMISSION 5/15/2019 7.125 377,000 28,721,820 0.18%
MIRANT AMERICAS GENER 10/1/2021 85 395,000 28,711,326 0.18%
MARINA DISTRICT FINANCE 8/15/2018 9.875 405,000 28,651,077 0.18%
AMERICAN GENERAL FINANCE 1/15/2067 6 885,000 28,551,958 0.17%
OMNOVA SOLUTIONS 11/1/2018 7.875 421,000 28,310,187 0.17%
EXOVA 10/15/2018 105 300,000 28,305,112 0.17%
CASE NEW HOLLAND INC 12/1/2017 7.875 323,000 28,248,772 0.17%
NORTEK INC 4/15/2021 85 425,000 27,918,378 0.17%
ENERGY XXI GULF COAST IN 6/15/2019 7.75 350,000 27,821,202 0.17%
CDW LLC/CDW FINANCE 12/15/2018 8 343,000 27,798,075 0.17%
BRIGHTSTAR CORP 12/1/2016 9.5 350,000 27,753,180 0.17%
REYNOLDS GRP ISS/REYNOLD 4/15/2019 7.125 348,000 27,459,323 0.17%
STATE OF QATAR 1/20/2022 45 341,000 27,304,620 0.17%
PERPETUAL ENERGY 3/15/2018 8.75 375,000 27,220,258 0.17%
USG CORP 11/15/2016 6.3 447,000 27,104,828 0.17%
EVRAZ GROUP SA 11/10/2015 8.25 344,000 26,842,845 0.16%
DYNEGY HLD INC 8.375 5/1/2016 0 515,000 26,624,006 0.16%
WILLIAMS COS INC 9/1/2021 7.875 276,000 26,363,068 0.16%
BBVA INTL PREF UNIPERSON 9/20/2099 4.952 400,000 26,104,032 0.16%
CREDIT AGRICOLE ACAFP 11/30/2099 6.637 575,000 25,926,290 0.16%
R&R ICE CREAM PLC 11/15/2017 8.375 300,000 25,832,115 0.16%
SENIOR HOUSING PROPERTIE 12/15/2021 6.75 325,000 25,634,124 0.16%
TV AZTECA SAB DE CV 5/25/2018 75 325,000 25,503,647 0.16%
NOVA CHEMICALS CORP 11/1/2019 8.625 298,000 25,483,172 0.16%
NIl CAPITAL CORP 4/1/2021 7.625 328,000 25,307,480 0.15%
SANMINA-SCI CORP 3/1/2016 8.125 315,000 25,283,963 0.15%
SELECT MEDICAL CORP 2/1/2015 7.625 343,000 25,198,255 0.15%
DIGICEL LIMITED 4/1/2014 12 287,000 25,100,302 0.15%
ACCO BRANDS CORP 3/15/2015 10.625 290,000 25,080,868 0.15%
VALEANT PHARMACEUTICALS 10/1/2020 7 325,000 25,012,845 0.15%
REPUBLIC OF ARGENTINA 12/31/2033 7.82 408,447 24,989,324 0.15%
BLUEWATER HOLDING BV 7/17/2014 3.40306 400,000 24,876,800 0.15%
DCP LLC/DCP CORP 8/15/2015 10.75 380,000 24,814,608 0.15%
REYNOLDS GRP ISS/REYNOLD 4/15/2019 9 335,000 24,740,755 0.15%
STATER BROS HOLDINGS 11/15/2018 7.375 300,000 24,633,862 0.15%
ANTERO RESOURCES FINANCE 12/1/2017 9.375 293,000 24,600,046 0.15%
EACCESS LTD 4/1/2018 8.25 334,000 24,537,076 0.15%
SESILLC 12/15/2021 7.125 300,000 24,313,185 0.15%
CENTRAL EUROPEAN MEDIA 9/15/2016 11.625 325,000 24,220,755 0.15%
REPUBLIC OF URUGUAY 1/15/2033 7.875 223,178 24,203,052 0.15%
SOCIETE GENERALE 12/19/2099 6.999 400,000 24,170,400 0.15%
BASELL FINANCE CO BV 3/15/2027 8.1 285,000 24,149,931 0.15%
SINCLAIR TELEVISION GROU 10/15/2018 8.375 300,000 24,079,965 0.15%
ONCOR ELECTRIC DELIVERY 9/1/2018 6.8 255,000 24,077,271 0.15%
BRT ESCROW CORP SPA 8/18/2018 8 400,000 23,992,193 0.15%
INTERACTIVE DATA IDC 8/1/2018 10.25 280,000 23,835,084 0.15%
SPRINT CAP CORP 11/15/2028 6.875 430,000 23,817,592 0.15%
CIT GROUP INC 5/4/2015 7 306,000 23,788,440 0.15%
SANDRIDGE ENERGY INC 1/15/2020 8.75 296,000 23,758,899 0.15%
NEW YORK TIMES 12/15/2016 6.625 300,000 23,640,345 0.14%
TEXAS COMPETITIVE/TCEH 10/1/2020 115 358,000 23,621,493 0.14%
PETROLEUM GEO-SERVICES 12/15/2018 7.375 300,000 23,613,525 0.14%
ALPHA NATURAL RESOURCES 6/1/2021 6.25 300,000 22,476,578 0.14%
EDISON MISSION ENERGY 6/15/2016 7.75 395,000 22,416,329 0.14%
RAIN CIl CARBON LLC/ClI 12/1/2018 8 282,000 22,415,940 0.14%
VANGUARD HLT HDG LLC/INC 2/1/2019 7.75 300,000 22,389,120 0.14%
FTI CONSULTING 10/1/2020 6.75 275,000 22,073,301 0.13%
ELIZABETH ARDEN 3/15/2021 7.375 270,000 22,039,290 0.13%
TOYS R US DELAWARE INC 9/1/2016 7.375 280,000 21,984,872 0.13%
UPCB FINANCE V LTD 11/15/2021 7.25 275,000 21,645,731 0.13%
CCO HOLDINGS LLC/CAP COR 6/1/2020 7.375 264,000 21,575,182 0.13%
DOMTAR CORP 8/15/2015 7.125 251,000 21,415,232 0.13%
ALLBRITTON COMMUNICATION 5/15/2018 8 275,000 21,218,161 0.13%
UPCB FINANCE Il LTD 7/1/2020 6.625 275,000 21,057,822 0.13%
REGIONS BANK 6/26/2037 6.45 325,000 20,907,201 0.13%
SUNRISE COMMUNICATIONS H 12/31/2018 85 200,000 20,444,130 0.13%
BOYD GAMING CORP 12/1/2018 9.125 275,000 20,309,575 0.12%
W&T OFFSHORE 6/15/2019 85 250,000 20,018,050 0.12%
COMMERCIAL METALS CO 7/15/2017 6.5 275,000 19,935,451 0.12%
BASIC ENERGY 2/15/2019 7.75 250,000 19,532,175 0.12%
QBE CAPITAL FUNDING 5/24/2041 7.25 285,000 19,528,210 0.12%
CROWN MEDIA HOLDINGS 7/15/2019 105 235,000 19,228,017 0.12%
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M/1 HOMES INC 11/15/2018 8.625 280,000 19,209,554 0.12%
BOPARAN HOLDINGS LTD 4/30/2018 9.875 200,000 19,169,600 0.12%
TEXAS COMP ELEC HOLD 11/1/2015 10.25 694,000 19,152,804 0.12%
ISLE OF CAPRI CASINOS 3/15/2019 7.75 270,000 19,126,955 0.12%
IIRSA NORTE FINANCE LTD 5/30/2024 8.75 210,325 18,905,419 0.12%
REPUBLIC OF URUGUAY 3/21/2036 7.625 175,000 18,774,210 0.11%
BON-TON DEPT STORES INC 3/15/2014 10.25 375,000 18,694,041 0.11%
AMKOR TECHNOLOGIES INC 6/1/2021 6.625 250,000 18,609,012 0.11%
LECTA SA 2/15/2014 5.462 200,000 18,530,640 0.11%
FREESCALE SEMICONDUCTOR 2/1/2020 8.05 250,000 18,268,900 0.11%
TRANSOCEAN INC 4/15/2031 75 225,000 18,112,798 0.11%
CLEAR CHANNEL 1/15/2013 575 245,000 18,093,985 0.11%
JBS USA LLC/JBS USA FINA 6/1/2021 7.25 250,000 18,074,550 0.11%
ARDAGH PACKAGING FINANCE 10/15/2017 7.375 230,000 18,059,002 0.11%
UNIVISION COMMUNICATIONS 5/15/2021 85 250,000 17,685,850 0.11%
PHI'INC 10/15/2018 8.625 225,000 17,491,500 0.11%
LYONDELL CHEMICAL 5/1/2018 11 207,127 17,490,855 0.11%
SWIFT SERVICES HLDGS INC 11/15/2018 10 213,000 17,427,948 0.11%
JAGUAR HOLDING CO/MERGER 12/1/2019 9.5 213,000 17,386,551 0.11%
USIMINAS COMMERCIAL LTD 1/18/2018 7.25 206,000 17,375,667 0.11%
QUICKSILVER RESOURCES 4/1/2016 7.125 225,000 17,316,585 0.11%
GFI GROUP INC 7/19/2018 8.375 250,000 17,248,562 0.11%
AMC ENTERTAINMENT INC 12/1/2020 9.75 233,000 17,207,749 0.11%
EMPRESA DE ENERGIA DE BO 11/10/2021 6.125 219,000 17,153,977 0.10%
HAPAG-LLOYD AG 10/15/2017 9.75 300,000 17,141,670 0.10%
PARKER DRILLING CO 4/1/2018 9.125 210,000 17,141,670 0.10%
LYONDELLBASELL IND NV 11/15/2021 6 212,000 17,057,711 0.10%
BE AEROSPACE INC 10/1/2020 6.875 200,000 16,986,190 0.10%
UNITED RENTALS NORTH AM 9/15/2020 8.375 224,000 16,978,416 0.10%
KABEL BW ERSTE BETEILIGU 3/15/2019 75 208,000 16,978,416 0.10%
NXP BV/NXP FUNDING LLC 8/1/2018 9.75 200,000 16,947,320 0.10%
CPI INTERNATIONAL INC 2/15/2018 8 264,000 16,777,847 0.10%
LANDRYS RESTAURANTS 12/1/2015 11.625 205,000 16,773,377 0.10%
AIR CANADA 2/1/2016 12 250,000 16,738,394 0.10%
AES CORPORATION 3/1/2014 7.75 200,000 16,694,665 0.10%
ARCH COAL INC 6/15/2021 7.25 206,000 16,454,837 0.10%
POLYPORE INTERNATIONAL 11/15/2017 75 205,000 16,454,643 0.10%
UNITED RENTALS NORTH AM 12/15/2019 9.25 200,000 16,286,530 0.10%
EURASIAN DEVELOPMENT BAN 9/29/2014 7.375 195,000 15,936,214 0.10%
FRESENIUS MEDICAL CARE 9/15/2018 6.5 190,000 15,472,204 0.09%
ASBURY AUTOMOTIVE GROUP 11/15/2020 8.375 191,000 15,219,548 0.09%
PETROLEOS DE VENEZUELA 4/12/2037 55 405,000 15,033,944 0.09%
INTELSAT BERMUDA LTD 2/4/2017 115 200,000 14,964,950 0.09%
TENNECO INC 12/15/2020 6.875 185,000 14,813,357 0.09%
CALIFORNIA ST 11/1/2040 7.6 150,000 14,379,179 0.09%
PHONES4U FINANCE PLC 4/1/2018 9.5 150,000 14,287,342 0.09%
MARFRIG HOLDING EUROPE B 5/9/2018 8.375 250,000 14,284,725 0.09%
SANDRIDGE ENERGY INC 3/15/2021 75 187,000 14,246,632 0.09%
TRANSNEFT 8/7/2018 8.7 152,000 14,238,858 0.09%
PEABODY ENERGY CORP 11/15/2018 6 176,000 13,887,474 0.08%
CONVATEC HEALTHCARE 12/15/2018 105 200,000 13,876,590 0.08%
GRAPHIC PACKAGING INTL 10/1/2018 7.875 166,000 13,743,655 0.08%
METROPCS WIRELESS INC 9/1/2018 7.875 175,000 13,740,545 0.08%
MARINA DISTRICT FINANCE 10/15/2015 9.5 190,000 13,736,658 0.08%
MOBILE MINI 12/1/2020 7.875 175,000 13,672,522 0.08%
NALCO CO 1/15/2019 6.625 151,000 13,587,592 0.08%
CLEAR CHANNEL 3/1/2021 9 207,000 13,557,662 0.08%
BILL BARRETT CORP 10/1/2019 7.625 167,000 13,534,340 0.08%
KUKA AG 11/15/2017 8.75 130,000 12,896,021 0.08%
ALLIANT TECHSYS 9/15/2020 6.875 160,000 12,718,264 0.08%
CCO HLDGS LLC/CAP CORP 4/30/2020 8.125 145,000 12,343,168 0.08%
TARGA RESOURCES PARTNERS 2/1/2021 6.875 150,000 11,777,610 0.07%
AES CORPORATION 7/1/2021 7.375 140,000 11,699,870 0.07%
BBVA INTL PREF UNIPERSON 10/18/2099 5.919 225,000 11,560,307 0.07%
SYNIVERSE HOLDINGS INC 1/15/2019 9.125 138,000 11,371,807 0.07%
PRECISION DRILLING CORP 12/15/2021 6.5 144,000 11,362,478 0.07%
MUELLER WATER PRODUCTS 9/1/2020 8.75 134,000 11,315,640 0.07%
GRIFFON CORP 4/1/2018 7.125 147,000 11,313,502 0.07%
HERTZ CORP 1/1/2014 8.875 137,000 10,703,632 0.07%
HUNTINGTON INGALLS INDUS 3/15/2018 6.875 140,000 10,693,137 0.07%
VALEANT PHARMACEUTICALS 7/15/2022 7.25 140,000 10,665,928 0.07%
HUNTINGTON INGALLS INDUS 3/15/2021 7.125 139,000 10,616,757 0.06%
BRODER BROS CO 10/15/2013 12 138,031 10,515,919 0.06%
HEALTH MANAGEMENT ASSOCI 1/15/2020 7.375 130,000 10,497,815 0.06%
UKRAINE GOVERNMENT 9/23/2020 7.75 155,000 10,422,990 0.06%

5/6



Friday, December 30, 2011

(%) ( (%)

SUGAR HSP GMNG PROP/FIN 4/15/2016 8.625 130,000 10,358,855 0.06%
ENDO PHARMA HLDG 1/15/2022 7.25 125,000 10,336,991 0.06%
JMC STEEL GROUP 3/15/2018 8.25 135,000 10,140,697 0.06%
ENERGY FUTURE HOLDINGS 1/15/2020 10 122,000 9,958,494 0.06%
SANMINA-SCI CORP 5/15/2019 7 130,000 9,701,952 0.06%
ARCH COAL INC 6/15/2019 7 122,000 9,673,966 0.06%
TPC GROUP LLC 10/1/2017 8.25 124,000 9,639,760 0.06%
ANTERO RESOURCES FINANCE 8/1/2019 7.25 120,000 9,515,376 0.06%
HOUGHTON MIFFLIN CO 6/1/2019 105 200,000 9,484,280 0.06%
EXIDE TECHNOLOGIES 2/1/2018 8.625 156,000 9,338,129 0.06%
BBVA INTL PREF UNIPERSON 10/21/2099 9.1 100,000 9,285,275 0.06%
SEALED AIR CORP 9/15/2021 8.375 107,000 9,170,793 0.06%
CROWN EURO HOLDINGS SA 8/15/2018 7.125 89,000 9,120,046 0.06%
ATP OIL & GAS CORPORATIO 5/1/2015 11.875 175,000 8,910,948 0.05%
SINCLAIR TELEVISION GROU 11/1/2017 9.25 105,000 8,897,343 0.05%
SEALED AIR CORP 9/15/2019 8.125 103,000 8,767,906 0.05%
TXU CORP 11/15/2024 6.5 248,000 8,579,386 0.05%
FOODCORP LTD 3/1/2018 8.75 100,000 8,560,350 0.05%
NAVISTAR INTL CORP 117172021 8.25 103,000 8,517,680 0.05%
EDGEN MURRAY CORP 1/15/2015 12.25 125,000 8,454,225 0.05%
DELPHI AUT 5/15/2019 5.875 107,000 8,442,953 0.05%
GOLDEN CLOSE MARIT CORP 12/9/2015 11 100,000 8,130,569 0.05%
CELANESE US HOLDINGS LLC 10/15/2018 6.625 97,000 7,993,227 0.05%
ENDO PHARMA HLDG 7/15/2019 7 95,000 7,846,881 0.05%
CONTINENTAL RESOURCE 4/1/2021 7.125 90,000 7,573,820 0.05%
VERSO PAPER HLDGS LLC/IN 2/1/2019 8.75 159,000 7,540,003 0.05%
DTEK FINANCE BV 4/28/2015 9.5 100,000 7,074,340 0.04%
FLORIDA EAST RR 2/1/2017 8.125 91,000 6,968,225 0.04%
REPUBLIC OF SERBIA 117172024 6.75 95,333 6,966,540 0.04%
EUROPEAN MEDIA CAPITAL 2/1/2015 10 116,278 6,960,378 0.04%
STHI HOLDING CORP 3/15/2018 8 85,000 6,789,617 0.04%
BRIGGS & STRATTON 12/15/2020 6.875 81,000 6,454,364 0.04%
DELPHI AUT 5/15/2021 6.125 80,000 6,405,776 0.04%
TEREX CORP 11/15/2017 8 82,000 6,247,186 0.04%
PINNACLE ENTERTAINMENT 5/15/2020 8.75 82,000 6,231,250 0.04%
NORSKE SKOGINDUSTRIER 6/26/2017 7 117,000 6,186,112 0.04%
ASBURY AUTOMOTIVE GROUP 3/15/2017 7.625 77,000 5,971,015 0.04%
AUTONATION INC 4/15/2018 6.75 73,000 5,958,771 0.04%
LIN TELEVISION CORP 4/15/2018 8.375 76,000 5,745,763 0.04%
SESILLC 5/1/2019 6.375 72,000 5,688,236 0.03%
HERTZ CORP 171572021 7.375 69,000 5,451,226 0.03%
COTT BEVERAGES USA INC 9/1/2018 8.125 65,000 5,451,032 0.03%
REPUBLIC OF ARGENTINA 12/31/2033 8.28 93,905 5,310,866 0.03%
MERITAGE HOMES CORP 4/15/2020 7.15 68,000 5,074,867 0.03%
DANA HOLDING 2/15/2021 6.75 59,000 4,701,326 0.03%
US STEEL CORP 2/1/2018 7 61,000 4,694,719 0.03%
SEMINOLE TRIBE OF FLORID 10/1/2020 6.535 60,000 4,534,776 0.03%
DANA HOLDING 2/15/2019 6.5 55,000 4,318,457 0.03%
GALLERY MEDIA HOLDIN 43 4,178,525 0.03%
VISANT CORP 10/1/2017 10 47,000 3,343,209 0.02%
CDW LLC/CDW FINANCE 10/12/2015 115 24,267 1,910,097 0.01%
NEWPAGE CORP 10 5/1/2012 0 300,000 1,632,540 0.01%
CLEAR CHANNEL WORLDWIDE 12/15/2017 9.25 17,000 1,420,698 0.01%
PHASE METRICS INC 650,454 505,663 0.00%
CIT GROUP INC 5/1/2016 7 775 60,399 0.00%
CIT GROUP INC 5/1/2015 7 465 36,239 0.00%
CIT GROUP INC 5/1/2017 7 86 6,702 0.00%
STATION CASINOS 6.625 3/15/2018 0 2,335,000 2 0.00%
VOYAGER LEARNING CORP 12/1/2014 0 1,155,000 1 0.00%
PLIANT CORPORATION 5 0 0.00%

TOTAL 16,351,459,498 100.00%
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